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ABSTRACT. The aim of the current work is to investigate
the numerical study of an integro-differential nonlinear Volterra
-Fredholm equation with a weakly singular kernels. Our approx-
imation technique is based on the product integration method in
conjunction with an iterative scheme. The existence and unique-
ness of the solution have been proved. We conclude the paper with
numerical examples to illustrate the effectiveness of our method.
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1. Introduction

Integral and integro-differential equations are important in many appli-
cations of applied mathematics. Since the analytical solution of these equa-
tions is difficult to find, hence it is important to develop a numerical methods
to approach their solutions. Several numerical methods are used for that,
for example: meshless method [4], radial basis functions (RBFs) [5, 15], via
Bell polynomials [9], modification of hat functions (MHF's) [10], operational
matrix method [11], collocation method [12].

An important kind of integral and integro-differential equations is the
Volterra-Fredholm type arising in many physical and biological problems,
for instance: epidemic development in a population living in a habitat, also,
we can find this type of equations in the parabolic boundary value problems
[3, 8]. The mathematical theory of these problems is still under construction,
where we can mention the work of [2] and [19].

So far, we propose a general equations type, by considering the follow-
ing integro-differential nonlinear Volterra-Fredholm equation with a weakly
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singular kernels
(1) ult) = f@1)+ / Pt — $)Ki(t, 5, u(s), o () ds
b
+ / ol t— 5 ) EKa(t, 5, uls), /() ds, € [a,b],

where, the unknown is u € C1([a,b]) and f is a given function in the same
space.

Recently, in[7] the authors studied a Volterra type equation similar to
equation (1) with Ky = 0, and in [17] the authors studied a Fredholm type
equation similar to equation (1) for K1 = 0. Notice that the derivative of
the unknown v’ appear inside the integral so, we need to join the equation
(1) with another equation contains more information about the solution w,
so if we derive the both sides of equation (1) we get the following equation:

) 46 = 1O+ [ (= Ksu(s). () ds
+ / p1(t —s) (t s,u(s),u'(s)) ds

b

+ vyl t — s ) Ka(t, s,u(s),u'(s)) ds

+ / p2(lt—s \)Egi (t, s,u(s),u'(s))ds.

Where v represents the sign of (¢t — s) as follow:

1 t> s,
y=sign(t—s)=<¢ -1 t<s,
0 t=s.

We take into consideration from [7], that the singularity came from the
derivative of functions p;(s) and pa(s) as the following form:

(1) pmeWHH0,b6—a), m=1,2,
1) (2) | p1(0) =0,

(3) limg_¢ P (t — 8) = 400,

(4) lim,_,g+ ph(s) = +o0,

where the Banach space:

Wh0,6 —a) = {p € L'(0,b —a),p’ € L*(0,b —a)}
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is equipped with the norm:

IPllwiop—a)y = 2l Lr0p—a) + 12121 0,6—a)-

In this paper, firstly we investigate the existence and uniqueness of equa-

tion (1), then we develop an iterative scheme to find its approximate solu-
tion.

2. Analytical study

We suppose that K,,, m = 1,2, satisfy the following hypotheses:
K,
(1) f € Cl([avb]7R)7 aat € CO([a7b]2 X R2)7 m = 172
JA, B, A, B, C,D,C, D >0,
Vt, s € [a,b], Vz, y, T, § € R, such that :
‘Kl(ta vaay) - Kl(tvsaj)g)‘ < A|£C - y| + B|j" - :lj|,

H2 oz _

( ) (2) ‘KQ(t,S,LU,y)—KQ(t,S,QZ',y)‘ §0‘$_y’+D|$_y|v
0K, Ky _ - = _
W(tsaxay)_ ot (t,s,m,y) SA|‘T_y|+B|‘T—y|7
0K 0K - =

) (t,s,x,y) ot (t,S,ZL‘, ) §C|x—y|—|—D|x—y|

Now, to prove the existence and uniqueness of the solution of (1), we
define for all f € C'([a,b]) the functional T by:

vVt € [a,b], Ty: Ct([a,b]) — C'([a,b])

5%”%Wh#@+/mW—ﬂMN@Mﬁww%

a

b
[t s DEa(t s us). () d,
For all £ € C'([a,b]) equipped with norm [|€]|c1(ja4)) = €]l + 1€l such

functional T is continuous from C'([a,b]) into itself, because it is the sum
of three well defined operators (see [7]).

Theorem 1. According to hypotheses (H1), (H2) and if we suppose that
there exist o > 0 such that, for all t € [a, b]

b
max{A,B,f_l,B}/ Ip1(t — s)| ds

b
o 1
+ max{C,D,C,D}/ pall =5 Dlds < 0 < 3,

b b
1
maX{A,B}/ IpL(t—s)| ds—l—max{C,D}/ Iph(|t—s])|ds<o< 3

then the solution u of (1) exists and unique in C*([a,b]).
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Proof. We apply the Banach fixed point theorem on the functional T
in the space C'([a,b]) equipped with the norm defined above.
For all ¢ € [a, b], we have:

Ty (ur(t)) = Ty (ua(t))|

< / [p1(t = 8)| [ K1 (¢, 5,ua(s), i () = Ku(t, s, u2(s), uz(s))| ds

b
+ / p2(lt = s DIIK2(t, s, u1(s),ui(s)) — Ka(t, s, ua(s), uy(s))| ds

IN

A [ ot = s)lns) ~ (o)l ds + B [ pn(e = )i (s) ~ i) ds
a b a
+c/ pa(] £ — 5 llus(s) — ua(s)] ds

b
+D/ Ipa(] £ — 5 Dl () — wh(s)] ds

IN

t t
A/ Ipl(t—8)|d8||m—u2|!oo+3/ [p1(t = )| dsllu) — ]l
a a

b b
+C/ pa(| t —s \)!d8\|U1—U2||oo+D/ [p2(It = s|)| dslu) — uh[loo
a a

IN

b
<max{A, B A B}/ Ip1(t — )| ds

b
+ max(C,D,C. D} | rp2<\ts|>rds) ot — wsllon s
then

(3) 1T (ur) = Tr(u2)lloo < 0llur — uzllcr(a)-

In the same way, we get

1T (ua () — Tp(ua(t))|
b b
< <maX{A,B}/ IpL(t—s)| ds—i—max{A,B,fl,B}/ |p1(t — s)|ds
a X a
+ max(C.D} [ ||t~ s])| ds

b
+ maX{C,D,C,D}/ Ip2(] t — s |)| ds) |ur = uzllc1(ja,p),
then

(4) 1T7(u1) = T (u2)llo < 20llur = uzllcr(fay)-
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Therefore, from (3) and (4) we deduce that

1Ty (u1) = Tr(u2)llcr o) < 3ellur — valler(ap)-

Hence the functional Ty has a one fixed point, which conclude the proof of
the theorem. [}

3. Numerical results

In general, to solve the equations (1) and (2), there are many numerical
methods which based on the construction of a nonlinear algebraic system
according to the exact equations. In our paper, we interest on the method
described in [18] to study the following nonlinear Volterra-Fredholm integral
equation defined by:

t b
w(t)zf(t)Hl/ Kl(t,S,x(S))dS-l-)\g/ Ko(t,s,2(s))ds, a<t<b,

with A1, \; € R, K1, K3 € C'([a,b]). The method based on the transforma-
tion of the equation into a discretized form using Newton-Cotes integration
formula, then, with some conditions authors proved that the solution of the
discretized form in conjunction with an iterative scheme converges to the
exact solution.

Throughout this section, following the idea mentioned above, we give an
iterative scheme to approach the solution of our equations (1) and (2), wish
is more difficult due to the derivative and weakly singularity of some terms.

First; let N € N*, consider the equidistance partition Ay by:

For any partition Ay, if we denote u(t;) = w;, u'(t;) = u, f(t;)) = fi,
f'(ti) = f!/ and for all i = 0--- N, then according to equations (1) and (2),
we can write:

(5) u; = f,’—l—/ipl(ti—S)Kl(ti,s,u(s),ul(s))ds

b
+ / p(|t; — s|) Ka(ts, s,u(s),u'(s)) ds,

~

(6) o = fz.’—|-/ip’1(ti—s)Kl(ti,s,u(s),u’(s))ds

0K,

+ /ipl(ti — S)W(ti,s,u(s),u'(s)) ds
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b
4 / v pb(| i — 5 |V Kalti, 5, u(s), u/(s)) ds

b OK.

- / pa(lti = 5 )75 (k. 5, u(s), ' (s)) ds.
a

Where 7; = sign(t; — s). In our case, as the functions p;(s), pa(s) satisfy the

hypothesis (H1), so to approach the integral terms of (5) and (6), we use the

product integration method (see [1, 16]), the concept of this method is only

m

approximate the well-behaved part K, and for m = 1,2 on Ay using

the piecewise linear functions in every subinterval [¢;,¢;41],7 = 0--- N, then
we obtain:

s—t;
Ko (ti, s,u(s),u'(s)) ~ ( N j> Km(ti,tj+1,uj-+17UQ+1)

t; 1— S
+ (ﬁh> Km(tiatj’uj’u;)v 5 € [tj>tj+1]a

0K, ot OK.
W(ti’s’u@’ul(s)) = < h J) W(ti,tjﬂ,ujﬂ,ug-ﬂ)
tiy1—s\ 0Kp
—|—<J 7 > ot (tiatj,Uj,u;)7 s € [tj,tjt1)-

Then, for all i = 0--- N, equations (5) and (6) can be written as follow:

N

7
(1) wi=fit+ > aKi(tity,uj,uf) + Y @Kot ty,uj,uf) + O1(h),
7=0 7=0
7
oK
(8) u; = f{+ZBjK1(ti,tj,uj,u;~)+ozj87tl(ti,tj,uj,u9)

J=0

N
— _ 0K
+) B Ka(ti by, ug,uf) + Oéjai;(ti,tjvuj»u;) + O2(h),

j=0
where, O1(h), O2(h) are the convergence orders of the product integration

rule and o, B, @;, B; are given by:
1

t1
oy = h/ (t1 — s)p1(t; — s) ds,

1 2 Lj+1
aj = 3 / (s —tj—1)p1(t; — s)ds +/ (tjy1 —s)pi(ts — s)ds |,
tj—1 t

J
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t
ai:/ (s —ti—1)p1(ti — s) ds,
h
1
Bo = h/ t1 — 8)yipy(ti — s) ds,
1 tj+1 ,
Bi =5 S—ty 7Pyt — s) d3+/t (tjr1 = s)vim(ti —s)ds |,
i
j= -
1
Bi:h/ (s = tim1)vi Py (ti — s) ds.
1
ao:/ (t1 — s)p2(|t; — s|) ds
h
1 ti+1
a; = 7 (S_tj 1)p2(’t1_3’)d8+/ (tj+1_8)p2(‘ti_8‘)ds !
ti—1 tj
j=1...N—1,
1 b
ay = h/ (s —tn—1)p2(|t; — s]) ds
tnN—1
_ 1 [t ,
By = 5 [ (= syuphle - s)ds
a
B 1 ¢ , ti+1 ,
B =1 (s—tj_l)%pg(\ti—s\)ds—i—/ (tjr1 = s)vipa([ti — sl) ds | ,
ti—1 Lj
j=1...N—1,
_ 1 (b /
By = 7 (s —tn—1)yipa(|t: — s|) ds
tN—1

If we neglect the error terms O1(h) and O2(h) in (7) and (8), we obtain the
following nonlinear approached equations:

i N
(9) vi = fi+ Y aiKi(ti,ty,05,w;) + Y @ Ka(ti, b, v5,w5),
3=0 §=0
i
0K
(10) wi = fi+> BiKi(ti,tj,vj,w)) +aj—g= (b, 1, v, wj)
§=0
N
— 0K>
Z/B (tlut]7v]7w])+aj ot (tiatjavj7wj)7
7=0
where, the couple (v, w) = (vg,...,vN,wo,...,wy) is the solution of (9) and

(10) respectively.
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Before studying our system (9) and (10), we mention that our numerical
process is clear, simple and easy to structure. In addition, in spite of we al-
ready injected it with another iterative scheme presented below, the process
remains rapid in the execution. On the other hand, our scheme remains very
effective, because we don’t need to add of another conditions to confirm its
convergence, but we have taken the same analytical conditions proposed in
the first.

3.1. System study
Theorem 2. The system (9)-(10) has a unique solution, for 0 < o < 3.

Proof. In order to facilitate the formulas, we use a functional de-
noted by ¥(V) to equip the system (9)-(10) as V' = ¥(V), where, V =
(v0, ..., UN, W, - .., wy) is the unknown vector in R?V*2 withe the following
norm:

IV llawsa = v {fol} + max {fo].

Directly, it is clear that:
(V) - w(V)| < max{A,B}/ p1(ts — 8)| ds|[V — V||gansce
b
+ maX{C,D}/ pa([ts — )] ds||V — V|gense.
t;
n (max{A, BABY [ ntti - 9)
b ¢ B
+ max{A, B}/ P} (ti — s)| d3> |V — V|]|gen+2.
t;
n (max{c,D,c,D} [ eatli =)
t; _
+ maX{C,D}/ Iph (|t — s\)]ds) IV = V]|gente.

Finally
[9(V) = (V)|[gen+z < 3oV = V[gan+z,

With Banach fixed point theorem, we obtain the result. |

3.2. Convergence analysis

Now, we are going to show that (v, w) converges to (u,u') when h is small
enough.
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Proposition 1. Under the hypotheses (H1), (H2) and for 0 < o < %,

we have:
O1(h) + O2(h)

1—-3p
Proof. First, we can see that there exists ¢, € {0... N} such that:

u — v + [t — wlloo <

[ = v]loo + |t = wlloo = |1g — vg| + 1} —wyl,
thus we have:

|ug — vg| + [, — wy|

(2
< oyl [Ka(ty, ty,ug, u) — Ki(tg, ty, v, wy))|

j=0
+ |Bj”K1(tratjaujvu;) - Kl(tr)tﬁvjij”
8[(1 8I(l
+ |OZJ| (tratjau]7 ;) ot (thtjvvaj) +Ol(h)
N
+ Y 1@ Ka (gt wjs uf) — Ka(tg, tg,v5,w;)]
§=0
+ |BjHK2(tmtjanvu;') - K2(trvtjvvjawj)|
6[(2 aK—2
+ |aj| (tratjaujv ;) ot (trvtjavﬁwj) +02(h)'
According hypothesis (H2) we obtain
g — vg| + [y — wy |
i
< (logl + 1851 (Aluy — vj| + Bluy — w;))
=0
+ lag|(Aluy — v5] + Bluj — wjl)
N —
+ > (@] + [B;)(Cluj — v;] + Dluf; — w;))
j=0

+ [a;|(Cluj — vj| + D|u; — wj|) + O1(h) + Oz(h).
Therefore

|ug — vg| + [y — wy |

< {3y ([t = olds+ [t — 9] )

tr
# max(A,8) [ o, = 9)lds g = 0] + = )
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+ {maxicp ([ Ipa(ltg — sl)ds + / " bty — s is)

b
+ max{C. D} [ p<rtr—sr>|ds}<\uq—vqr+|u;—wrr>
+ O1(h) + O2(h),
< 3o(Jug — vg| + [u). — wy|) + O1(h) + O2(h).
Which implies that

O1(h) + O2(h)
1-30

= ]loo + [t/ — w]loo <

Finally, if h converges to 0, then (v, w) converges to (u,u’). [

In practice, it is clear that, the solution (v,w), can not be found ex-
actly. For that we need to approach them using the iterative scheme of the
successive approximation method defined by the formula: for alli =0... N,

i
(11) vf“ :fi—i-ZajKl t; t],vj,w —i—Za]Kg t; t],v],w R,
§=0

%
0K
(12) wf-*—l = fz/+ E BjKl(ti,tj,Uf,w?)—i-ajiat (t,;,tj,vf,wf)
7=0

0K
Ko(ti, t, vf, wh) + o, == o (ti, tj, 0F, wh).

Mz

7=0
In the next theorem we will prove that the iterative solution

(O k) = (oL ok bt

k
UNn U’NH)

of (11) and (12) successively converges to (v, w) when k — oo.

Theorem 3. Under the assumptions (H1), (H2) and for any arbitrary

initial vector (v°,w®), we have:

||Uk+1 _ UHoo + Hwkﬂ _ w”oo < (3Q)k+1(||1)0 — 'UHoo + ||u)0 — wHoo)

Proof. By using (9), (10), (11) and (12) we have for all i =0--- N:

k“ Zaj (K1 (ts, b4 v w) Ki(ti, tj,v5,wj))
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N
+ Zaj(KQ(t t]’vj7w]) KQ(tlatJ7vjan))
j=0

k“ ZB] (K1 (t; t],vj,w ) Ki(ti tj,vj,wj))

8K1 aKl

+CE]( at (tTutjv ]7w§:) at (t’r'at]7vjuwj))

+ zﬁj(%(ii’tmvf,w;“) — Ka(ti, tj,v5, w;))
7=0

8K2 aI{2

k .k
+a ( ot (tﬁtjavj7w]) W(trvtjvvjij))'

In the same manner that’s applied in the previous proposition, we obtain
directly

Hkarl — 0f|oo + Hwarl —W|oo < 3Q(Hvk — 0|00 + Hwk — wlleo)-
By induction, we get

”Uk+1 _ U”oo + Hwarl . w”oo < (3g)k+1(”v0 _ ’UHoo + Hwo _ ’wHoo).

Since 0 < o < 3, we have [[vF*! — 0|/ + W™ — w|s vanishes when

k — oo. |

4. Numerical examples

In the following examples we apply our numerical processes to calculate
v**1 and wFt! according schemes (11) and (12) successively, where the
arbitrary initial vector v = w® = 0 and the stopping criterion on the

parameter k is taken as:
|’Uk+1 . Uk| + |wk+1 _ wk’ < 1077'

We denote that the error function £ computed using our numerical method
is given by:

— k+1 k+1
By = max {fu(t) = ol |+ /(1) — w1

We mention that numerical results are obtained by using Matlab com-

putation software, with a computer of type Intel Core i5 Duo processor 2.6
GHz and 4 GB RAM.
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Example 1. Consider the following integro-differential equation

/ JIE= 3] cos <e2s + arccos (T) +u(s) — u'(s)> ds
;/ﬁvqfwssm<¥”+mwm<t;8>+u@)—w@0ds

L (7t +3)(1 —t)%/2 5352
¢ 90 450

u(t) =

W~ =

te0,1].

The exact solution is u(t) = e?.

Table 1. Numerical Results of (1).

N En
10 3.03E-3
50  3.00E-4
100 1.08E-4
200 3.92E-5
500 1.01E-5
1000  3.60E-6

Example 2. Consider the second equation
e t
u(t) = — [ /|t —s| cos <1 — S + arccos <S;)_> +u(s) — u'(s)) ds
/ ¢ 21+e +e)d

1 1 e—u (s) + e~ (s)
(7t +3)(1 — )32 4 7t5/2  16t9/2
450 105

+t— , tel0,1].

The exact solution is u(t) = t.

Table 2. Numerical Results of (2).

N En

10 1.30E-2
50  1.28E-3
100 4.61E-4
200 1.66E-4
500 4.28E-5

1000 1.52E-5
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Table 1 and 2 shows us that the error function En converges to zero
when N increase, that confirms the convergence of our method.

5. Conclusion

We have introduced a coherent numerical method for approximating a
nonlinear weakly singular Volterra-Fredholm integro-differential equation,
preserving the same condition that occurs in analytical study. As future
work, we will apply other iterative schemes with suitable conditions to im-
prove the convergence of the approached solutions.
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